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Lasso for the generalized t-statistic
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E-l_ﬁg*ﬁ \/ 7 I\ R —(\\ /\ \\\1\ L x Maaina:hnoﬂhomleed t=statistic with L1 penalty based on @ geremtor function Ll
package % {ERK L NFH. F®=af(Zv+af®SA) o/ FT o)+ +a fi(NBY) | .

. =F(PSA}+F{F;THHO)+F(TZ\'U1)+F{NBX) ulassolx, v, step=50, myx. i ter=B0, type="cot ™, i5.plot=TRUE anchor=NULL )

L\ < /D 75\0)}5/%% Li% ‘ S(PSA) trl“_lt:mmofpmdc!nq

= 0) A= ‘-—- 07’-\ bi\ binary resporse (TRUE or FALSE) 1o be predited
I X’[;f - ~ i) step  number of multiplicative grids for the range of values of L1 penalty

kn max, | ter masimum iseration rumber T for the updats of the cosficent beta
7(—__ type  type.of Ll function used in the algzrithm “ept” for the optimal-U function “quad” for the quadratic-U

1 e furction. "auc for aue-U funstion and linsar” for linsar-U furction
= F(x) 2¢c = Eﬁﬁﬂ | is.plot I TREE. the resutant peth sclution = drawn
| anchor  name of anchor variabk fied in the algorithm 1§ WL the variable with the Highast valus of ALIC is selected
> PSA 10 be an anchor variabe
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Collapse probability
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